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DOCKETING INFORMATION (Checkall that apply)
Request for item to be placed on Commission's Agenda

[] Emergency Relief demanded in petition [] expeditiously

[] Other: Monthly Analysis of Deferred Account - Hedging Program

[ INDUSTRY (Check one)]l NATUI_ OF ACTION (Cheek all that apply)

[] Electric

[] Electric/Gas

[] Electric/Telecommunications

[] Electric/Water

[] Electric/Water/Telecom.

[] Electric/Water/Sewer

[] Gas

[] Railroad

[] Sewer

[] Telecommunications

[] Transportation

[] Water

[] Water/Sewer •

[] Administrative Matter

[] Other:

[] Affidavit

[] Agreement

[] Answer

[] Appellate Review

[] Application

[] Brief

[] Certificate

[] Comments

[] Complaint

[] Consent Order

[] Discovery

[] Exhibit

[] Expedited Consideration

[] Interconnection Agreement

[] Intercormection Amendment

[] Late-Filed Exhibit

[] Letter

[] Memorandum

[] Motion

[] Objection

[] Petition

[] Petition for Reconsideration

[] Petition for Rulemaking

[] Petition for Rule to Show Cause

[] Petition to Intervene

[] Petition to Intervene Out of Time

[] Prefiled Testimony

[] Promotion

[] Proposed Order

[] Protest

[] Publishers Affidavit

[] Report

[] Request

[] Request for Certification

[] Request for Investigation

[] Resale Agreement

[] Resale Amendment

[] Reservation Letter

[] Response

[] Response to Discovery

rn to Petition
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Piedmont
Natura I Gas

March 11, 2011

Ms. Jocelyn Boyd
Chief Clerk and Administrator
Public Service Commission of South Carolina
101 Executive Center Drive, Suite 100
Columbia, South Carolina 29210

Re: Docket No. 2001-41 O-G.

Dear Ms. Boyd:

Enclosed is Piedmont's Deferred Account-Hedging Program report for the period end December
31, 2010.

If you have any questions, please feel free to contact me.

Sincerely,

Jenny Furr
Manager-Regulatory Reporting
704-731-4560
Jenny. Furr@Piedmontng. corn

Enclosures

C: ORS

P.O. Box 33068 ~ Charlotte, North Carolina 28233
piedmontng. corn

PiedmontNatural Gas

March 11,2011

Ms. Jocelyn Boyd
Chief Clerk and Administrator

Public Service Commission of South Carolina

101 Executive Center Drive, Suite 100
Columbia, South Carolina 29210

Re: Docket No. 2001-410-G.

y ,

i

Dear Ms. Boyd:

Enclosed is Piedmont's Deferred Account-Hedging Program report for the period end December
31, 2010.

If you have any questions, please feel free to contact me.

Sincerely,

Jenny Furr
Manager-Regulatory Reporting
704-731-4560

Jenny. Furr@Piedmontng.com

Enclosures

C: ORS

P.O. Box 33068 • Charlotte, North Carolina 28233

piedmontng.com
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Piedmont Natural Gas
Reconciliation of ADM statement to SC Hedging Activity and Recon

December-10

35 A

A

35 g of A' s
15.50 Commission and Fees rate

542.50 Total Commission and Fees (Expenditures)

107,292.50 B

B

107,292.50 g of B's

542.50 Less: Fees (Expenditures)
106,750.00 Option Premium

Activi in Account

Debits Credits

D 107,292.50
107,292.50 c

g of D's 107,292.50 107,292.50 P of C's

107,292.50 g of C's

P&L and Gash Activity per ADM statement
Reverse ADM accrued 11/10
ADM accrual in 12/10
P8L and Cash Activity

E

E

g of E's

15.50 Commission and Fees rate
Total Fees (Receipts)

(4)

(s)

Proceeds from positions (Receipts)
Total Fees (Receipts)
Futures P8L per ADM statement

Interest from ADM

PiedmontNaturalGas
ReconciliationofADMstatementtoSCHedgingActivityandRecon

December-10

(2)

35

35
15.50

542.50

A

A

T of A's

Commission and Fees rate

Total Commission and Fees (Expenditures)

107,292.50

107,292.50
(2) 542.50
(1) 106,750.00

B

B

of B's

Less: Fees (Expenditures)
Option Premium

_" of D's

Activity in Account
Debits Credits

107,292.50
107,292.50

107,292.50 107,292.50

107,292.50

(107,292.50)

(3)

C

of C's

_"of C's
T of D's

P&L and Cash Activity per ADM statement
Reverse ADM accrued 11/10
ADM accrual in 12/10
P&L and Cash Activity

(5)
15.50

E

E

T of E's
Commission and Fees rate

Total Fees (Receipts)

(4)
(5)

Proceeds from positions (Receipts)
Total Fees (Receipts)
Futures P&L per ADM statement

(6) Interest from ADM
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STATEMENT DATE: DBC 31, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBBR: 121 X121

INTRODUCED BY: RBC WEALTH MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTB NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMBNT THAT YOU
ARE UNABLB TO RESOLVB WITH YOUR BROKER,
PLEASE CONTACT ADMZS CUSTOMBR SBRVICB AT
1/800/654-0461 or 312/242-7200.

* * * " ~ * * ~ * * Y 0 U R A C T I V I T Y T H I S M 0 N T H ~ ~ * * * ~ * ~ * ~ * ~ *

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRZCB/LEGND CC DEBIT CREDIT

12/02/0

12/03/0

35

WIRB TRANSFER REC
WIRB TRANSFER RECEIVED

WZREREC US

CALL DEC 11 NYM NAT GAS E 5900 C NBT PRBM US 107, 292. 50

107, 292. 50

12/28/0
12/28/0
12/28/0
12/28/0

15
31
15
15

CALL JAN 11 NYM NAT GAS B 5300 C
CALL JAN 11 NYM NAT GAS E 6600 C
CALL JAN 11 NYM NAT GAS E 7650 C
CALL JAN 11 NYM NAT GAS E 9200 C

BXPIRE US
EXPIRE US
EXPIRB US
EXPIRB US

.00

.00

.00

.00

* * * ~ * ~ * * * * ~ * * * + P Q 8 I T I Q N S 1 N Y Q U R A C C Q U N T ~ + * ~ + * * + * ~ ~ + * ~ * * ~ *

10/25/0 8
8~

CALL APR 11 NYM NAT GAS E 4300 C
OPTION MARKET VALUE

8, 080.00 LIM EXPIRB 3/28/11
AVERAGB LONG: .23000

LAST TRADE DATE: 3/28/11

.2300 US 30, 920. 00

.3865 30, 920. 00"

10/25/0

10/27/0

10/29/0

8
8*

10
10~

9
9%

CALL MAY 11 NYM NAT GAS E 4350 C
OPTION MARKET VALUB

6, 720. 00 LIM EXPIRE 4/26/11
AVERAGB LONG: .24750

LAST TRADE DATE: 4/26/11

CALL JUN 11 NYM NAT GAS E 4700 C
OPTION MARKBT VALUE

EXPIRE 5/25/11
AVERAGB LONG: .23800

LAST TRADE DATE: 5/25/11

CALL JUN 11 NYM NAT GAS B 4750 C
OPTION MARKET VALUB

BXPIRE 5/25/11
AVERAGE LONG: .23500

.2475 US.4017

.2380 US

.2972

, 2350 US
.2795

32, 136.00
32, 136.004

29, 720. 00
29, 720. 00*

25, 155.00
25, 155.00~

10/25/0 8
8~

LAST TRADE DATE: 5/25/11

CALL JUL 11 NYM NAT GAS B 4750 C
OPTION MARKET VALUB

EXPIRE 6/27/11
AVERAGB LONG: .24000

.2400 US.3435
27, 480. 00
27, 480. 00*

9/28/0 9
9+

LAST TRADE DATE: 6/27/11

CALL MAY 11 NYM NAT GAS E 4900 C
OPTION MARKET VALUE

EXPIRB 4/26/11
AVERAGE LONG: .25000

LAST TRADE DATE: 4/26/11

.2500 US

.1952
17, 568. 00
17, 568. 00*

ADM INVESTOR SERVICES, INC. a ~@holly nvtned sut)sir)i fry of ',he Archer Dar iels tvl cl-c-c Company.
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ADM
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STATEMENT DATE: DEC 31, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC'WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

* * * * * * * * * * YOUR ACTIVITY TH I S MONTH * * * * * * * * * * * . • .

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

12/02/0 35 CALL DEC ii NYM NAT GAS E 5900 C NET PREM US 107,292.50

12/03/0 WIRE TRANSFER REC WIREREC US 107,292.50
WIRE TRANSFER RECEIVED

12/28/0 15 CALL JAN ii NYM NAT GAS E 5300 C EXPIRE US .00

12/28/0 31 CALL JAN ii NYM NAT GAS E 6600 C EXPIRE US .00

12/28/0 15 CALL JAN ii NYM NAT GAS E 7650 C EXPIRE US .00

12/28/0 15 CALL JAN ii NYM NAT GAS E 9200 C EXPIRE US .00

* * * * * * * * * * * * * * * * PO S I T I ONS IN YOUR ACCOUNT * * * * * * * * * * * * * * • . . .

10/25/0 8 CALL APR Ii NYM NAT GAS E 4300 C .2300 US 30,920.00

8* OPTION MARKET VALUE .3865 30,920.00"

8,080.00 LIM EXPIRE 3/28/11

AVERAGE LONG: .23000

LAST TRADE DATE: 3/28/11

10/25/0 8 CALL MAY II NYM NAT GAS E 4350 C .2475 US 32,136.00

8* OPTION MARKET VALUE .4017 32,136.00"

6,720.00 LIM EXPIRE 4/26/11

AVERAGE LONG: .24750

LAST TRADE DATE: 4/26/11

10/27/0 I0 CALL JUN ii NYM NAT GAS E 4700 C .2380 US 29,720.00

i0" OPTION MARKET VALUE .2972 29,720.00.
EXPIRE 5/25/11

AVERAGE LONG: .23800

LAST TRADE DATE: 5/25/11

10/29/0 9 CALL JUN ii NYM NAT GAS E 4750 C .2350 US 25,155.00

9* OPTION MARKET VALUE .2795 25,155.00"

EXPIRE 5/25/11

AVERAGE LONG: .23500

LAST TRADE DATE: 5/25/11

10/25/0 8 CALL JUL ii NYM NAT GAS E 4750 C .2400 US 27,480.00

8* OPTION MARKET VALUE .3435 27,480.00*

EXPIRE 6/27/11

AVERAGE LONG: .24000

LAST TRADE DATE: 6/27/11

9/28/0 9 CALL MAY ii NYM NAT GAS E 4900 C .2500 US 17,568.00

9* OPTION MARKET VALUE .1952 17,568.00"

EXPIRE 4/26/11

AVERAGE LONG: .25000

LAST TRADE DATE: 4/26/11

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of ',he Archer Danie!s M cila_'d Company.
Pt f[:t, SE ;*_EPORT _\rdY D FFERENC_5.., OR OBJECTIONS IMMEDIATELY YOUR F/q[ URE TO IMM_DIATEt.Y EXERCISE! YO!)_ RIGHT T:') qA\.,'!i: C. : ::g:::_E:i' CF c'_ *)R C,f:_l_-C/iO_
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STATBMBNT DATB: DEC 31, 2010

ACCOUNT NUMBER: 121 X2068

SALBSMAN NUMBER: 121 X121

INTRODUCED BY: RBC WBALTH MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTB NC 28233-3060

IF YOU HAVB ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU
ARE UNABLB TO RESOLVE WITH YOUR BROKER,
PLEASB CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 oz' 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION BX PRICE/LEGND CC DEBIT CREDIT

10/25/0

10/27/0

8
8*

9
9*

CALL AUG 11 NYM NAT GAS E 4950 C
OPTION MARKET VALUE

EXPIRB 7/26/11
AVERAGB LONG: .24500

LAST TRADB DATB: 7/26/11

CALL SEP 11 NYM NAT GAS E 5350 C
OPTION MARKET VALUE

BXPIRB 8/26/11
AVERAGE LONG: .23800

.2450 US

.3252

.2380 US

.2600

26, 016.00
26, 016.00»

23, 400. 00
23, 400. 00»

10/18/0

8/11/0

11/17/0

12
12*

9
9»

10
10*

LAST TRADB DATE: 8/26/11

CALL OCT 11 NYM NAT GAS B 5500 C
OPTION MARKET VALUE

EXPIRB 9/27/11
AVERAGE LONG: .26500

LAST TRADE DATE: 9/27/11

CALL MAR 11 NYM NAT GAS E 5600 C
OPTION MARKBT VALUE

EXPIRE 2/23/11
AVERAGE LONG: .29000

LAST TRADE DATE: 2/23/11

CALL NOV 11 NYM NAT GAS E 5600 C
OPTION MARKET VALUB

EXPIRE 10/26/11
AVBRAGE LONG: .25500

.2650 US

.2946

.2900 US

.0365

.2550 US

.3239

35, 352. 00
35, 352.00»

3, 285. 00
3, 285. 00*

32, 390.00
32, 390.00»

10/29/0

8/17/0

40
40*

12
12*

LAST TRADE DATB: 10/26/11

CALL NOV 11 NYM NAT GAS E 5700 C
OPTION MARKBT VALUE

EXPIRE 10/26/11
AVERAGE LONG: .28500

LAST TRADB DATE: 10/26/11

CALL FEB 11 NYM NAT GAS E 5850 C
OPTION MARKET VALUB

EXPIRE 1/26/11
AVERAGE LONG: .21500

.2850 US

.2987

.2150 US.0044

119,480. 00
119,480. 00»

528. 00
528. 00»

8/26/0 7
7*

LAST TRADE DATE: 1/26/11

CALL JUL 11 NYM NAT GAS E 5900 C
OPT10N MARKET VALUE

EXPIRE 6/27/11
AVERAGE LONG: .18500

.1850 US

.0873
6, 111.00
6, 111.00*

LAST TRADE DATE: 6/27/11

AOM INVESTOR SERVICES, INC. a wholly ownecf subsidiary of &he Archer Daniels fvffrffa c Company.
I'LEASE REPORT ANY D FF RENCES C!R OBJ. C. IONS ftf'AEDIATELY. YOUR FAIL'JRE TO ININIEDIATEI Y EXERCISE YQ'JR RIQ'IT T, If~ 'E DIF-ERE!&CES raf' Ob!'-...C I(. NS
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ADM

ADM INVESIOR SERVICES, INC._
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STATEMENT DATE: DEC 31, 2010

ACCOUNT NUMBER: 121 X2068

SALESMANNUMBER: 121 XI21

INTRODUCED BY: RBC'WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DEBIT CREDIT

26,016.00

26,016.00-

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC

10/25/0 8 CALL AUG ii NYM NAT GAS E 4950 C .2450 US

8* OPTION MARKET VALUE .3252

EXPIRE 7/26/11

AVERAGE LONG: .24500

LAST TRADE DATE: 7/26/11

CALL SEP ii NYM NAT GAS E 5350

OPTION MARKET VALUE

EXPIRE 8/26/11

AVERAGE LONG: .23800

LAST TRADE DATE: 8/26/11

10/18/0 12 CALL OCT ii NYM NAT GAS E 5500 C .2650 US 35,352.00

12" OPTION MARKET VALUE .2946 35,352.00*
EXPIRE 9/27/11

AVERAGE LONG: .26500

LAST TRADE DATE: 9/27/11

CALL MAR Ii NYM NAT GAS E 5600

OPTION MARKET VALUE

EXPIRE 2/23/11

AVERAGE LONG: .29000

LAST TRADE DATE: 2/23/11

11/17/0 i0 CALL NOV ii NYM NAT GAS E 5600 C .2550 US 32,390.00

i0" OPTION MARKET VALUE .3239 32,390.00*
EXPIRE 10/26/11

1012710 9
9* C .2380 US 23,400.00

.2600 23,400.00*

811110 9
9* C .2900 US 3,285.00

• 0365 3,285.00*

10/29/0 40 C .2850 US 119,480.00

40* .2987 119,480.00"

8/17/0 12 C .2150 US 528.00

12" .0044 528.00*

AVERAGE LONG: .25500

LAST TRADE DATE: 10/26/11

CALL NOV II NYM NAT GAS E 5700

OPTION MARKET VALUE

EXPIRE 10/26/11
AVERAGE LONG: .28500

LAST TRADE DATE: 10/26/11

CALL FEB ii NYM NAT GAS E 5850

OPTION MARKET VALUE

EXPIRE 1/26/11

AVERAGE LONG: .21500

LAST TRADE DATE: 1/26/11

CALL JUL ii NYM NAT GAS E 5900

OPTION MARKET VALUE

EXPIRE 6/27/11

AVERAGE LONG: .18500

LAST TRADE DATE: 6/27/11

8/26/0 7 C .1850 US 6,111.00

7* .0873 6,111.00"

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.
PLEASE REPOE{T ANY D FFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR 1_G_-IT TO HAV;: DIFFERENCES OR r't-r- .... _'-
C()RRE() i ED WILL BE DEEMED YO[JF,] AGREEMEN'[ TF!AT TI41S STATEMENT IS COPJ!ECT AN[) RATIFIED.
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STATEMENT DATB: DBC 31, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 X121

INTRODUCED BY: RBC.WBALTH MANAGEMBNT
(704)264-2767

PIBDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTE NC 28233-3060

IF YOU HAVB ANY QUESTIONS OR ISSUES
RBGARD1NG YOUR STATEMBNT THAT YOU
ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

DATE

8/31/0

LONG/BUY SHRT/SELL DBSCRIPTION BX PRICE/LEGND CC

8
8*

.2750 US

.1544
CALL SBP 11 NYM NAT GAS E 5900 C

OPTION MARKET VALUB
BXPIRE 8/26/11

AVERAGE LONG: .27500

LAST TRADB DATB: 8/26/11

DEBIT CREDIT

12, 352. 00
12, 352. 00*

9/30/0

12/02/0

8/31/0

4/30/0

3/31/0

12
12*

35
35*

7
7»

17
17»

26
26»

CALL OCT 11 NYM NAT GAS B 5900 C
OPTION MARKET VALUE

EXPIRB 9/27/11
AVERAGE LONG: .24000

LAST TRADB DATB: 9/27/11

CALL DBC 11 NYM NAT GAS E 5900 C
OPTION MARKET VALUE

EXPIRE 11/25/11
AVBRAGE LONG: .30500

LAST TRADE DATB: 11/23/11

CALL AUG 11 NYM NAT GAS B 5950 C
OPTION MARKET VALUB

EXPIRE 7/26/11
AVERAGE LONG: .22000

LAST TRADE DATE: 7/26/11

CALL MAY 11 NYM NAT GAS B 6100 C
OPTION MARKET VALUE

BXPIRE 4/26/11
AVERAGB LONG: .34000

LAST TRADE DATB: 4/26/11

CALL APR 11 NYM NAT GAS B 6200 C
OPTION MARKET VALUE

BXPIRE 3/28/11
AVBRAGE LONG: .30000

.2400 US

.2102

.3050 US

.3180

.2200 US

.1117

.3400 US

.0323

.3000 US

.0197

25, 224. 00
25, 224. 00*

111,300.00
111,300.00»

7, 819.00
7, 819.00*

5, 491.00
5, 491.00*

5, 122.00
5, 122.00»

9/22/0 8
8*

LAST TRADE DATE: 3/28/11

CALL SBP 11 NYM NAT GAS E 6250 C
OPTION MARKBT VALUE

BXPIRB 8/26/11
AVBRAGE LONG: .16500

.1650 US

.1099
8, 792. 00
8, 792.00*

5/24/0 9
9*

LAST TRADB DATE: 8/26/11

CALL MAR 11 NYM NAT GAS E 6500 C
OPTION MARKET VALUB

BXPIRE 2/23/11
AVERAGE LONG: .30000

LAST TRADB DATB: 2/23/11

.3000 US

.0062
558.00
558. 00*

ADM !NVESTOR SERVICES, INC. a wholly owneo subsidiary of the Archer Oar iels M olaoc Co~paay.
F'LFASE REPOR, ANY DIFFERENCES OR OBJEC, IONS IMl»IEDIATELY YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIG(IT TO HAVE DIF=EREr«CES OR Ol&!ECTIONS
C('.flllE( I ED wl L IIE I(EE",IE(!".«( Il AG IEEI/ENT TR "T lRIS STATEMENT IS COI311EC'I AND RATIFI D.

ADM

E 7 • "rADM INVESTOR S .:,R\' ICES, INC.

Chicago Boar,] of ]rade Bui',din_

141 V\. J,',ck,,on Blvd. • Suit,' I¢,00A

Clfica,_'o, Hlinio,_ 60604_31 O0

MON d YCOMN10.)i'YSD_]EM[:N[
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STATEMENT DATE: DEC 31, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC-WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

8/31/0 8 CALL SEP Ii NYM NAT GAS E 5900 C .2750 US 12,352.00

8* OPTION MARKET VALUE .1544 12,352.00"
EXPIRE 8/26/11

AVERAGE LONG: .27500

LAST TRADE DATE: 8/26/11

9/30/0 12 CALL OCT ii NYM NAT GAS E 5900 C .2400 US 25,224.00

12" OPTION MARKET VALUE .2102 25,224.00*
EXPIRE 9/27/11

AVERAGE LONG: .24000

LAST TRADE DATE: 9/27/11

12/02/0 35 CALL DEC ii NYM NAT GAS E 5900 C .3050 US 111,300.00

35* OPTION MARKET VALUE .3180 111,300.00-

EXPIRE 11/25/11
AVERAGE LONG: .30500

LAST TRADE DATE: 11/23/11

8/31/0 7 CALL AUG ii NYM NAT GAS E 5950 C .2200 US 7,819.00

7* OPTION MARKET VALUE .1117 7,819.00"

EXPIRE 7/26/11

AVERAGE LONG: .22000

LAST TRADE DATE: 7/26/11

4/30/0 17 CALL MAY 11 NYM NAT GAS E 6100 C .3400 US 5,491.00

17" OPTION MARKET VALUE .0323 5,491.00,

EXPIRE 4/26/11

AVERAGE LONG: .34000

LAST TRADE DATE: 4/26/11

3/31/0 26 CALL APR ii NYM NAT GAS E 6200 C .3000 US 5,122.00

26* OPTION MARKET VALUE .0197 5,122.00"

EXPIRE 3/28/11
AVERAGE LONG: .30000

LAST TRADE DATE: 3/28/11

9/22/0 8 CALL SEP ii NYM NAT GAS E 6250 C .1650 US 8,792.00

8* OPTION MARKET VALUE .1099 8,792.00*
EXPIRE 8/26/11

AVERAGE LONG: .16500

LAST TRADE DATE: 8/26/11

5/24/0 9 CALL MAR ii NYM NAT GAS E 6500 C .3000 US 558.00

9* OPTION MARKET VALUE .0062 558.00*

EXPIRE 2/23/11

AVERAGE LONG: .30000

LAST TRADE DATE: 2/23/11

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Dar'iels Midland Company.
PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE "fOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS

, ,hl_,E., ! E ) ,,.L BE DEEMED Y©L,I:,_ AGREEt,/ENT THAT [HIS STATEMENT IS COI_RECTAND RATIFIED,
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STATEMENT DATE: DEC 31, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 X121

INTRODUCED BY: RBC WEALTH MANAGEMBNT
(704)264-2767

PZEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTB NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU
ARE UNABLE TO RESOLVB WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

DATE

7/30/0

LONG/BUY SHRT/SELL DBSCRIPTZON EX PRICE/LBGND CC

8
8*

.2400 US

.0450
CALL AUG 11 NYM NAT GAS B 6750 C

OPTION MARKBT VALUB
EXPIRE 7/26/11

AVERAGB LONG: , 24000

LAST TRADE DATE: 7/26/11

DEBIT CREDIT

3, 600. 00
3, 600.00»

7/14/0

3/24/0

6/01/0

3/15/0

7/01/0

2/23/0

12
12*

11
11*

18
18*

10
10»

8
8*

12
12*

CALL FEB 11 NYM NAT GAS E 6800 C
OPTION MARKBT VALUB

EXPIRE 1/26/11
AVBRAGB LONG: .20500

LAST TRADE DATB: 1/26/11

CALL FEB 11 NYM NAT GAS E 6850 C
OPTION MARKET VALUE

EXPIRE 1/26/11
AVERAGB LONG: .31000

LAST TRADE DATE: 1/26/11

CALL JUN 11 NYM NAT GAS E 6900 C
OPTION MARKBT VALUE

BXPIRE 5/25/11
AVERAGE LONG: .20500

LAST TRADB DATB: 5/25/11

CALL MAR 11 NYM NAT GAS E 7000 C
OPTION MARKET VALUB

EXPIRE 2/23/11
AVERAGB LONG: .33000

LAST TRADE DATE: 2/23/11

CALL JUL 11 NYM NAT GAS B 7000 C
OPTION MARKET VALUE

EXPIRB 6/27/11
AVERAGE LONG: .24500

LAST TRADE DATE: 6/27/11

CALL FEB 11 NYM NAT GAS E 7750 C
OPTION MARKET VALUE

BXPIRE 1/26/11
AVERAGE LONG: .36500

.2050 US.0007

.3100 US

.0006

.2050 US.0139

.3300 US

.0023

.2450 US

.0211

.3650 US.0002

84. 00
84. 00*

66. 00
66.00*

2, 502. 00
2, 502. 00*

230. 00
230. 00*

1,688. 00
1,688.00»

24. 00
24. 00»

3/02/0 18
18*

LAST TRADE DATE: 1/26/11

CALL MAR 11 NYM NAT GAS B 8500 C
OPTION MARKET VALUE

EXPIRE 2/23/11
AVERAGE LONG: .23000

LAST TRADE DATB: 2/23/11

.2300 US

.0001
18.00
18.00*

ADI!fI INVESTOR SERVICES, INC. a .&holly ovfne. i subsidiary ol;he Archer Oar, iels IVI ola "c Co"npany,

RLEASE RE&OR Al'1Y D FFERFNCES OR OUJEC IO'IS lf'I'MEDIATELY. YOUR FAILURE . O IMVIEDIATEi Y EXER(SI..E YO!!R =. lo IT T: ' fiA;:= O'F=F."ENCFS OF OL ':=::
C(;I if'E(':. I ED Y I L l»E IIEE',.IEI", '»DLf( AOfiEF VENT TILAf Tf-IS STATEN FNT IS ( Obf1EC I A(D:IAI I IED

ADM

AI)M INVES IOR SERVICES, INC.

Chicag(, B_ _/rd of l'rad e Buff din,u,

141 W. Jackson Bird, • Suite ]600A

Chica_4_, Iilinios 606D4-3l_)0

MO,,_HLY COMMODIfY STA'FEMEttf
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STATEMENT DATE: DEC 31, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC.WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION

7/30/0 8 CALL AUG ii NYM NAT GAS E 6750

8* OPTION MARKET VALUE

EXPIRE 7/26/11

AVERAGE LONG: .24000

LAST TRADE DATE: 7/26/11

7/14/0 12 CALL FEB II NYM NAT GAS E 6800

12- OPTION MARKET VALUE

EXPIRE 1/26/11

AVERAGE LONG: .20500

LAST TRADE DATE: 1/26/11

3/24/0 ii CALL FEB ii NYM NAT GAS E 6850

ii* OPTION MARKET VALUE

EXPIRE 1/26/11

AVERAGE LONG: .31000

LAST TRADE DATE: 1/26/11

6/01/0 18 CALL JUN ii NYM NAT GAS E 6900

18- OPTION MARKET VALUE

EXPIRE 5/25/11

AVERAGE LONG: .20500

LAST TRADE DATE: 5/25/11

3/15/0 i0 CALL MAR ii NYM NAT GAS E 7000

I0- OPTION MARKET VALUE

EXPIRE 2/23/11

AVERAGE LONG: .33000

LAST TRADE DATE: 2/23/11

7/01/0 8 CALL JUL Ii NYM NAT GAS E 7000

8* OPTION MARKET VALUE

EXPIRE 6/27/11

AVERAGE LONG: .24500

LAST TRADE DATE: 6/27/11

2/23/0 12 CALL FEB ii NYM NAT GAS E 7750

12- OPTION MARKET VALUE

EXPIRE 1/26/11

AVERAGE LONG: .36500

LAST TRADE DATE: 1/26/11

3/02/0 18 CALL MAR ii NYM NAT GAS E 8500

18- OPTION MARKET VALUE

EXPIRE 2/23/11

AVERAGE LONG: .23000

LAST TRADE DATE: 2/23/11

EX PRICE/LEGND CC

C .2400 US

.0450

C .2050 US

.0007

C .3100 US

.0006

C .2050 US

.0139

C .3300 US

.0023

C .2450 US

.0211

C .3650 US

.0002

C .2300 US

.0001

DEBIT CREDIT

3,600.00

3,600.00*

84.00

84.00*

66.00

66.00*

2,502.00

2,502.00*

230.00

230.00*

1,688.00

1,688.00-

24.00

24.00*

18.00

18.00,

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels MJdlar_d Company,
F'LEASE REPOR'" ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY, YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR R!G!Cf TO IiAVE DiF;-ERENCES C,,F Oi3 !E{}TIOH_

CC)I:_F_E( lED WILL BE DEEMED Y(7)U[_ AGREEMENT THAf THIS STA'rEMEN] IS CORRECI AND RA1 FLED.
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STATEMENT DATE: DEC 31, 2010

ACCOUNT NUMBER: 121 X2068

SALBSMAN NUMBER( 121 X121

INTRODUCBD BY( RBC WEALTH'MANAGEMBNT
f704)264-2767

PIBDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTE NC 28233-3060

IP YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU
ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMBR SBRVICE AT
1/800/654-0461 or 312/242-7200.

DATB

1/29/0 12
12 0

CALL PEB 11 NYM NAT GAS B 9350 C
OPTION MARKET VALUB

EXPIRE 1/26/11
AVBRAGB LONG: .26400

.2640 US

.0001

LONG/BUY SHRT/SBLL DBSCRIPTION BX PRICE/LEGND CC DEBIT CREDIT

12.00
12.00"

LAST TRADB DATE: 1/26/11

1. BEGINNING ACCT BALANCE
2. P&L AND CASH ACTIVITY
3. BNDING ACCT BALANCE
5. NET OPTION PREMIUM
8. OPTIONS MARKET VALUE

9. ACCT VALUB AT MARKBT
11. CONVBRTBD ACCT VALUB US

*~* SEG USD **~
.00
.00.00

107,292. 50-
594, 423. 00

594, 423. 00
594, 423. 00

*** CURRENT MONTH «~~ ~** YEAR-TO-DATE "~*

FUTURES P&L
OPTION PREMIUM

US
US

.00
107,292, 50-

5, 561,142.90-
1, 396, 404. 00-

ADM INVESTOR SERVICES, INC. 8 whelly D, :neet eubsi(liery nl lhe Archer Der iels I'A5c.'la" c CD~pe, y.

PLEASE REPOR I AI(Y DIFFERENC'ES OR OUI IONS IIYIVIEDIATELY YOJR FAILURE TO I A'XEDIATELY EXERCISE YO!ie RIO IT T., If&: = DIF=FREN5ES O Oe ':.:.'
O('!l(f'I ('1 CD Y'I L Pf= lfke', IED '"'. !( R A(, (IEEIY'EN( TIAI Tl IS STATEVEN I IS CORRFC I AND;IATIFIED.

ADM

ADM INVESI'OR SERVICES, INC.

Chicago Boa rd of I rad{, t_,uiiding
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STATEMENT DATE: DEC 31, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC-WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY

1/29/0 12

12.

i. BEGINNING ACCT BALANCE

2. P&L AND CASH ACTIVITY

3. ENDING ACCT BALANCE

5. NET OPTION PREMIUM

8. OPTIONS MARKET VALUE

9. ACCT VALUE AT MARKET

ii. CONVERTED ACCT VALUE US

SHRT/SELL DESCRIPTION

CALL FEB ii NYM NAT GAS E 9350

OPTION MARKET VALUE

EXPIRE 1/26/11

AVERAGE LONG: .26400

LAST TRADE DATE: 1/26/11

*** SEG USD ***

.00

.00

.00

107,292.50-

594,423.00

EX PRICE/LEGND CC

C .2640 US

.0001

594,423.00

594,423.00

*** CURRENT MONTH *** *** YEAR-TO-DATE ***

FUTURES P&L US .00 5,561,142.90-

OPTION PREMIUM US 107,292.50- 1,396,404.00-

DEBIT CREDIT

12.00

12.00.

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Dar:iels Midland Company.
PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT lO HAVE DIFFEREPCES OR Oi:_ _(::TIO_,,_',-
C()RRECI ED WILL BE DEEMED "¢'()bl:,_ AGREEMENT THAI THS STATEMEN [ 18 CORRECI- Ai','D RATIFIED,



South Carolina
Re ort as of 12/31/2010 Close

Period

Closed Positions - Ma -2002/A ril-2003 Review
Closed Positions - Ma -2003/A ril-2004 Review
Closed Positions - Ma -2004/A ril-2005 Review
Closed Positions - Ma -2005/A ril-2006 Review
Closed Positions - Ma -2006/A ril-2007 Review
Closed Positions - Ma -2007/A ril-2008 Review

Original Purchase
Cost/Proceeds

$949,450
$1,065,640

$851,680
$2,463,690
$3,369,220
$2,908,420

Realized Value

$2,424,270
$400,810
$795,290

$4,925,500
($1,385,730)

$1,159,981

Net Value Realized
Gain or Loss

$1,474,820
($664,830)

($56,390)
$2,461,810

($4,754,950)
($1,748,439)

Closed Positions - Ma -2008/A ril-2009 Review
Closed Positions - Ma -2009/A ril-2010 Review
Closed Positions - Ma -2010/Janua -2011 Review
Total Closed Positions Review Periods

$3,446,030 ($6,147,835)
$3,599,735 ($12,587,530)
$1,888,000 ($3,938,546)

$20,541,865 ($14,353,790)

($9,593,865)
($16,187,265)

($5,826,546)
($34,895,655)

0 en Positions Total
Closed/0 en Postion TOTALS

$1,035,250 $594,423
$21,577, 115 ($13,759,367)

($440,827)
($35,336,482)

South Carolina

Report as of 12/31/2010 Close

Period

Closed Positions - May-2002/April.2003 Review

Closed Positions - May-2003/April-2004 Review

Closed Positions - May-2004/April-2005 Review
Closed Positions - May-2005/April-2006 Review

Closed Positions - May-2006/April-2007 Review

Closed Positions - May-2007/April-2008 Review

Closed Positions - May-2008/April-2009 Review

Closed Positions - May-2009/April-2010 Review

Closed Positions - May-2010/Januan/-2011 Review
Total Closed Positions Review Periods

Open Positions Total

Closed/Open Postion TOTALS

Original Purchase
Cost/Proceeds

$949,45G

Realized Value

$2,424,270

Net Value Realized

Gain or (Loss)
$1,474,82C

$1,065,640 $400,810 ($664,830
$851,680 $795,29C ($56,390

$2,463,690 $4,925,50C $2,461,810

$3,369,220 ($1,385,730 ($4,754,950)
$2,908,420 $1,159,981
$3,446,030

$3,599,735,
$1,888,00C

$20,541,865

$1,035,250

($6,147,835)

($12,587,530)

($3,938,546)

($14,353,790)
$594,423

($13,759,367_$21,577,115

($1,748,439)

($9,593,865)

($16,187,265)
($5,826,546)

($34,895,655)

($440,827)
($35.33_ 4,Rp_I



Period Tool
MMBtus

Counter
Trade Date Purchased

Per Month
party

0 n Positions - South Carolina
ite rt as of 12I31I2010Close

Strike/Fixed Purchase Purchase
Price Price Cost/Proceeds

Trade I
Expiration

Date

NYMEX Net Value vs.
Market Market Value Current Market
Price Value

Feb-11
Feb-11
Feb-11
Feb-11
Feb-11

Mar-11
Mar-11
Mar-11
Mar-11

Apr-11
Apr-11

May-11

Ma -11
May-11

Jun-11
Jun-11
Jun-11

Jul-11
Jul-11
Jul-11

Au -11
Aug-11
Aug-11

Se 11
Sap-11
Sep-11
Oct-11

Call

Call

Call

Call
Call

Call

Call

Call
Call

Call

Call

Call

Call
Call

Call

Call
Call

Call

Call
Call

Call

Call
Call

Call

Call
Call

Call

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX
NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

1/29/2010
2/23/2010
3/24/2010
7/14/2010
8/1 7/201 0

3/2/2010
3/1 5/201 0
5/24/2010
8I11I2010
3I31I2010

1 0/25/201 0

4/30/2010
9/28/2010

10/25/2010

6/1/2010
10/27I2010
1 0/29/201 0

7/1/2010
8/26/2010

10/25/2010

7/30/2010
8/31/2010

10/25I2010

8/31/2010
9/22/201 0

10/27/2010

9/30/2010

120,000
120,000
110,000
120,000
120,000

180,000
100,000
90,000
90,000

260,000
80,000

170,000
90,000
80,000

180,000
100,000
90,000

80,000
70,000
80,000

80,000
70,000
80,000

80,000
80,000
90,000

120,000

$9.35
$7.75
$6.85
$6.80
$5.85

$8.50
$7.00
$6.50
$5.60

$6.20
$4.30

$6.10
$4.90
$4.35

$6.90
$4.70
$4.75

$7.00
$5.90
$4.75

$6.75
$5.95
$4.95
$5.90
$6.25
$5.35

$5.90

$0.2640
$0.3650
$0.3100
$0.2050
$0.2150
$0.2300
$0.3300
$0.3000
$0.2900

$0.3000
$0.2300

$0.3400
$0.2500
$0.2475

$0.2050
$0.2380
$0.2350

$0.2450
$0.1850
$0 2400

$0.2400
$0.2200
$0.2450

$0.2750
$0.1650
$0.2380
$0.2400

$31,680
$43,800
$34, 100
$24,600
$25,800

$41,400
$33,000
$27,000
$26, 100

$78,000
$18,400

$57,800
$22, 500
$19,800

$36,900
$23,800
$21,150

$19,600
$12,950
$19,200

$19,200
$15,400
$19,600

$22,000
$13,200
$21,420

$28,800

01/26/2011 E
01/26/2011 E
01/26/2011 E
01/26/2011 E
01/26/2011 E

02/23/2011 E
02I23/2011 E
02/23/2011 E
02/23/2011 E

03/28/2011 E
03/28/2011 E

04/26/2011 E
04/26I2011 E
04/26/2011 E

05/25/2011 E
05/25/2011 E
05I25/2011 E
06/27/2011 E
06/27/2011 E
06/27/2011 E

07/26/2011 E
07/26/2011 E
07/26/2011 E
08/26I2011 E
08/26/2011 E
08/26/2011 E

09/27/2011 E

$0.0001
$0.0002
$0.0006
$0.0007
$0.0044

$0.0001
$0.0023
$0.0062
$0.0365

$0.0197
$0.3865

$0.0323
$0.1952
$0.4017

$0.0139
$0.2972
$0.2795

$0.0211
$0.0873
$0.3435

$0.0450
$0.1117
$0.3252

$0.1544
$0.1099
$0.2600

$0.2102

$12
$24
$66
$84

$528

$18
$230
$558

$3,285

$5,122
$30,920

$5,491
$17,568
$32,136

$2,502
$29,720
$25, 155

$1,688
$6, 111

$27,480

$3,600
$7,819

$26,016

$12,352
$8,792

$23,400

$25,224

($31,668)
($43,776)
($34,034)
($24,516)
($25,272)

$41,382)
($32,770)
($26,442)
($22,815)

($72,878)
$12,520

($52,309)
($4,932)
$12,336

($34,398)
$5,920
$4,005

($17,912)
($6,839)

$8,280

($15,600)
($7,581)

$6,416

($9,648)
($4,408)

$1,980

($3,576)
Ocl-11

Nov-11

Call

Call

NYMEX

NYMEX

10/18/2010

10/29/2010

120,000

400,000

$5.50

$5.70

$0.2650

$0.2850
$31,800

$114,000

09/27/2011 E

10/26/2011 E

$0.2946 $35,352

$0.2987 $119,480
$3,552

$5,480
Nov-11

ec-11

SUMMARY:

Call

al

NYMEX

N M

1 1/1 7/201 0
12 2/2010

100,000
350,000

3,900,000

$5.60
5.90

$0.2550
0.3050

$25,500
$106,750
1,035,250

10/26/2011 E
11/2 2011

$0.3239
0.3180

$32,390
111,300
594,423

$6,890
4,550

( 440,827)

Open PoslUons - South Carolina

_ Clos._.._e

l StrikelFixed I Purchase I Purchase -1
Price I Price ICoaUProceed, I

_Market Value-] Net Value vs. 1CU'vt': etIFeb- 11

Feb-11

Feb-11

Feb- 11

Feb- 11

Mar-11

Mar-11

Mar-11

Mar-11

Apr- 11
Apr- 11

May-11

May-11
May-11

Jun-11

Jun-11

Jun-11

JuI-11

Jul-11

NYMEX 1/29/2010

NYMEX 2/2312010

NYMEX 3/24/2010

NYMEX 7/14/2010
8/17/2010

NYMEX 3/2/2010

NYMEX 3/15/2010

NYMEX 5/24/2010
NYMEX 8/11/2010

NYMEX 3/31/2010

NYMEX

NYMEX 413012010

NYMEX 9/28/2010

NYMEX 10/25/2010

NYMEX 611/2010

$0.2640

$0.3650

$0.3100

$0.2050

$0.2150

$0.2300

$0.3300

$0.3000

$O.2900

$0.3000

$0.2300

$0.3400

$0.2500

$0.2475

$0.2O50

$0.2380

$0.2350

$0.2450

$0.1850

$0.2400

$0.2400

$0.2200

$0.2450

MMBtus

Purchased

Per Month

Call 120,000 $9.35 $0.0001 $12 ($31,668)

Call 120,000 $7.75 $0.0002 $24 ($43,776"--_

Call 110,000 $6.85 $0.0006 $66 ($34,034_

Call 120,000 $6.80 $0.0007 $84 ($24,516-------_
Call 120,000 $5.85 $0.0044 $528 ($25,272"-'_-_'_"

Call 180,000 $8.50 $0.0001 $18

Call 100,000 $7.00 $0.0023 $230 ($32,770)

Call 90,000 $6.50 $0.0062 $558 ($26,442)

Call 90,000 $5.60 $0.0365 $3,285 ($22,815)

Call 260,000 $6.20 $0.0197 $5,122 ($_..772,878)
Call 80,000 $4.30 $0.3865 $30,920 $12,520

Call 170,000 $6.10 $0.0323 $5,491 ($52,309)

Call 90,000 $4.90 $0.1952 $17,568 ($4,932"_-"_'_

80,000 $4.35 $0.4017 $32,136 $1"---2,336

Call 180,000 $6.90 $0.0139 $2,502 ($34,398)

Call NYMEX 1012712010 100,000 $4.70 $0.2972 $29,720 $5,92_
1012912010 90,000 $4.75 $0,2795 $25,155 $4,005

Call NYMEX 7/1/2010 80,000 $7.00 $0.0211 $1,688 ($17,912)

Call NYMEX 812612010 70,000 $5.90 $0.0873 $6,111 ($6,839)
Jul-11 _ NYMEX _0 80,000 $4.75 $0.3435 $27,480 $8,280

Aug-11 Call NYMEX 713012010 80,000 $6.75 $0.0450 $3,600 ($15,600)

Aug-11 CaU NYMEX 813112010 70,000 $5.95 $0.1117 $7,819 ($7,581_

Aug-11 _ 10/25/2010 80,000 $4.98 $0.3252 $26,016 $6,41"_'--6

S.___._p-11 Call NYMEX 613112010 80,000 $5.90 $0.2750 $22,000 08/26/2011 E $0.1544 $12,352 ($9,648"'_"_"_

Sep-11 Call NYMEX 912212010 80,000 $6.25 $0.1650 $13,200 08/26/2011 E $0.1099 $8,792 ($4,408"_'--)"
Seb-11 _ NYMEX _ 90,000 _ $0.2380 $21,420 08/26/2011 E $0.2600 $23,400 $1,980

Oct-ll Call NYMEX 913012010 120,000 $5.90 $0.2400 $28,800 09/27/2011 E $0.2102 $25,224 ($3,576..___)
10/18/2010 120,000 $5.50 $0.2650 $31,800 0912712011 E $0.2946 $35,352 $3,552

Nov-11 Call NYMEX 1012912010 400,000 $5.70 $0.2850 $114,000 10/26/2011 E $0.2987 $119,480 $5,"_'_

Trade I

ExpiretJon

Date

$31,680 0112612011 E

$43,800 01/26/2011 E

$34,100 01/26/2011 E

$24,600 01/26/2011 E

$25,800

$41,400 02/23/2011 E

$33,000 02/23/2011 E

$27,000 02/23/2011 E

$26,100 02/23/2011 E

$78,000 03/28/2011 E

$18,400 03/28/2011"E

$57,800 04/26/2011 E

$22,500 04/26/2011 E

$19,800 04/26/2011 E

$36,900 05/25/2011 E

$23,800 05/25/2011 E

$21,150 05/25/2011 E

$19,600 06/27/2011 E

$12,950 06/27/2011 E

$19,200 06/27/201

$19,200 07/26/2011 E

$15,400 0712612011 E

$19,600 07/26/2011 E



Counter Ottgtnal
party Trade Date

Penod

SUMMARY:

Counter Original
Tool

party Trade Date
Period

SUMMARY;

Counter Original
Tool

party Trade Date
Period

SUMMARY

Counter Original
party Trade Date

Period

SUMMARY

Counter
party

Original
Trade Date

Period Tool

Ma -10
Ma -10

Call NYMEX
NYMEX

7I28I200
7/28/2008Put

Ma -10 Call Sold NYMEX 7/28/2008
Call NYMEX

NYMEX

NYMEX

Ma -10
Ma -10
Ma -10

8/11/2008
8/1 1/2008

9/4/2008
Put
Call

Ma -10 Put NYMEX 9/4/2008
CallMa -10

Ma -10
NYMEX
NYMEX

NYMEX

9/5/2008
9/5/2008

1 0/1 4/2008
Put

Ma -1 Call
Call Sold NYMEXMa -1 10/14/2008

NYMEX 10/30/2008
1 0/30/2008
4/27/2010
4/27/201 0
4/27/2010
4/27/2010

Ma -10
Ma -10
Ma -10
Ma -10
Ma -10
Ma -10

Call
Call Sold NYMEX
FUTURES NYMEX
FUTURES NYMEX

FUTURES NYMEX
FUTURES NYMEX

Jun-10 Call 7/28/2008NYMEX
PutJun-10

Jun-10
Jun-10

NYMEX 7/28/2008
7/28/2008
8/11/2008

Call Sold NYMEX
Call NYMEX

Jun-10 Put NYMEX 8/11/2008
CallJun-10 NYMEX

NYMEX
9/4/2008
9/4/2008Jun-1 Put

CallJun-10
Jun-10

NYMEX

NYMEX
9/5/2008
9/5/2008Put

Jun-10 Call NYMEX 1 0/1 4/2008
10/14/2008
10/30/2008
10/30/2008

Call Sold NYMEXJun-10
Jun-10
Jun-10

Call NYMEX
Call Sold NYMEX
FUTURES NYMEX 5/25/201 0Jun-10
FUTURES NYMEX
FUTURES NYMEX

Jun-10
Jun-10

5/25/2010
5/25/201 0

FUTURES NYMEX 5/25/201 0Jun-1
Jul-10 Call NYMEX 8/1/2008
Jul-10 Put NYMEX 8/1/2008

8/1/2008
8N 1/2008

Call Sold NYMEXJul-10
Jul-10 Call NYMEX

8/11/2008Jul-10 Put NYMEX
Jul-1 Call NYMEX

NYMEX

NYMEX

9/4/2008
9/4/2008
9/5/2008

Jut-10 Put
CallJul-10

Jul-10 Put NYMEX 9/5/2008
Call 10/14/2008Jul-10 NYMEX
Call SoldJul-10 NYMEX 10/14/2008

6/25/2010FUTURES NYMEXJul-10
FUTURESJul-10 NYMEX 6/25/2010
FUTURES NYMEXJul-10 6/25/201 0
FUTURESJul-10 NYMEX 6/25/2010

Au -10 Calt NYMEX 8/1/200
PutAu -10 NYMEX 8/1/2008

8/1/2008
8/20/2008

all Sold NYMEXAu -10 C
Au-1 C NYMEXall

Au -10 P NYMEXut 8/20/2008
Au -10 Call Sold NYMEX 8/20/2008

9/4/2008
9/4/2008

Au -10 Call NYMEX
NYMEXAu -10 Put

Au -10 Call NYMEX 9/5/2008
Au -10 P NYMEX

NYMEX

NYMEX

9/5/2008
1 0/22/2008
1 0/22/2008

ut

Au -10 Cat
Au -10 Put

all Sold NYMEXAu -10 C 10/22/2008
Au -10 FUTURES NYMEX

UTURES NYMEX

UTURES NYMEX

7/27/201
7/27/2010
7/27/2010

Au -10 F
Au -10 F
Au -10 FUTURES NYMEX 7I27/201 0
Au -10 FUTURES NYMEX 7/27/2010

8/29/2008
8/29/2008

Sa -10 Catl NYMEX

NYMEXSe -10 Put

Se -10 P NYMEX 8/29/2008ut

South Carolina May-2008/April-2007 Review
Re rt as of 12/31/2010 Close

MMBtus
Purchased Per

Month

Trade I
Expiration

Date

Expiration
Price

Purchase
Cost/Proceeds

Strike/Rxed Purchase
Price Price

-1,385,7303,369,2223,540,000
South Carolina May-2007/

Re as of 12/$1/20
Aprg-2008 Review

10 Close

MMBtus
Purchased Per

Month

Trade /

Expiration
Date

Strike/Fixed
Price

Purchase
Price

Purchase
Cost/Proceeds

Expiration
Price

Realized Value

1,159,98121,450,00 2,g08,420
South Carolina May-2008IAprg-2008 Review

Re rt as of 1V$1/2010 Close

MMBtus
Purchased Per

Month

Trade I
Expiration

Date

Expiration
Price

StrlkeIFlxed Purchase
Price Price

Purchase
Cost/Proceeds Realized Value

21,520,000 3,446,030 -6 147,835
rg-2010 Review
10 Close

South Csrogna May-2009/Ap
Re rt as of 12/$1/20

MMBtus
Purchased Per

Month

Trade /

Expiration
Date

Strike/Fixed Purchase
Price Price

Purchase
Cost/Proceeds

Expiradon
Price

Readzed Value

-12 587 5323 720 000 3 599 735
uary-2011 Review
10 Close

South Carolina May-2010/Jan
Re rt as of 12/$1/20

MMBtus
Purchased Per

Month

Trade I

Expiration
Date

Strike/Fixed
Price

Purchase
Price

Purchase
Cost/Proceeds

Expiradon
Pttce

Realized Value

$9.1 4/27/2010 $0.0$1.009 $60,54 $0
$6 80 $0 340060 00 4/27/201$20,400

$04/27/2010 $0.00060 000 $0.1400 $8 400$16.00
60 00 $9 35 $0.820 $49 2 $04/27/201

4/27/201$7 00 $0.3000
$0 6600

$18 000 $0.0060 000
60 000 $9.15 $3g,600 4/27/201 $00 $0

$0 150060 000 $6 50 $9,000 4/27/201 $000
60 000
60 000

190000

$91 $39 600
$9,000

4/27/2010$0.6600
$0.1500
$0.5300

$0.000 $0
$6 50 4/27/2010 $0.00
$9.25 $100,700 4/27/2010 $0.000 $0

$0 0800 $0 0004/27/201$15,200$13 25190 000
4/27/2010 $0 00
4/27/2010 $0.0

$73,80180 000
180 000

$10.25 $0.4100
$0 1400
$4 216
$4.2160
$4 2160
$4.2160

$25,200 $0$1325
4/27/201 $155,040

$167,040
$137040
$137,040

$0$00
$0 4/27/2010 $060 000 $0.00
$0 4/27/2010 $0.00060 00 $0 00
$0 4/27/2010 $0 060,000 $0.00

$925 $1.009070 000 $70,630 5/25/201 $0.000 $0
5/25/2010 $0 0070 000

70 000
60 000

$6 80 $0.3400
$0.1400
$0 8250

$23,800
$9 800$16.00 5/25/20 10

5/25/201
$0.00
$0 000$940 $0$49

$7.0060 000 $0.3000 $18 000 5/25/2010 $0 000
70 000 $9.50 $0.6600

$0.1500
$46,200 5/25/2010 $0.000 $0

$10,500 $0 00070 OO $6.50 5/25/201
$0.6600

$0 1500
$3g,600 5/25/2010 $0.0060 00 $9.40

60,00 $6 50 5/25/2010 $0.000$9,000
200 000 $9.35 $0.5300 $106,00 5/25I201 $0

$0$0.000
$0 000
$0.00

5/25/201
5/25/201
5/25/2010

$16,000
$94 00

$36,000

$0.0800
$0.4700

$0 1800

$13.00200,00
200 000
200,000

$10.00
$0$1300

$192,430$00$0 5/25/201$4.051070 00 $0.00
$4.0510
$4 0510

$0.0060,000
70 000

$0 5/25/2010 $0.00 $176,940
$171 430$0 00 $0 5/25/2010 $0.000

5/25/2010 $0 00 $146,940$4.051060,000 $0.00
50 00 $9 80 $49,500 6/25/2010 $0.00$0 9900

$7.00 $13,500
$10,000

$0$0.00050,000 $0.2700
$0.2000
$0 8550

6/25/2010
6/25/201 $0$1550

$51,300 6/25/2010 $0.00060,000 $9.65
$19,800 6/25/2010 $0,000$7.0060,000 $0.3300
$33,000 6/25/2010 $0$0 6600

$0.1500
$0.6550

50,00 $9 50
$7,500 6/25/2010 $0.000$6.5050,000

$0.0060,000 $9.50 $39,300 6/25/2010
$6.50 $0.150060,000 $9,000 6/25/201 $0.00

160,000 $0.5650 $90,400 6/25/2010 $0 00$940
160,000
50,000

$13 00 $0 1000
$4.8610

$16,000 6/25/2010 $0.00
$106,950$0.0006/25/201$0.00
$128,340$4 861060,00 $000 $0 6/25/2010 $0 000
$81,950$0.00$4 8610 $0 6/25/20150,000 $0.00

0.000 $98,340$4.8610 6/25/201 060,000 $000
7/27/201$9.9 $1 081
7/27/201
7/27/201 0
7/27/2010

0.000$16,800
$15,000

$7 00 $0.2800
$0 2500
$1.0700

60,00
$15 0060,000 $000

0.0$53,500$9.1050,000
$07/27/2010 $0 000$17,50050,000 $7 00 $0.3500

7/27/2010 $0 000 $0$10,00050,000 $14.80 $0.2000
$0.6600

$0 1500
$39,600 7/27/201 $0.060,000 $10 00

$060,000 7/27/2010 $0.000$6.50 $9,000
$0.650050,000 $9.95 $32,500 7/27/2010 $0 00

$7,500
$130,90
$51,000

50,000 $6.50 $0.1500 7/27/2010 $0.000
7/27/2010 $0 000
7/27/2010 $0 00

$077$8.9170
$0$0.3000170,000 $6.00

$0.1700 $07/27/2010 $0.000$28, 900$14 00170,000
60,000 $139,500

$116,250
$109,500

$07I27/201$4.675
$0 7/27/2010 $050,000 $0 00 $4 6750

$4 6750 $0 7/27/20160,000 $0.00 $0.00
$91,250$4.6750 $0 7/27/2010 $0 00050,000 $0.00

$225,250$000 $4 675
$1.1150

170,000
120,000

$0 7/27/2010 $0 000
$133,800 8/26/2010 $0 000 $0$9.30

$0 4000$7.0040,00 8/26/2010 $0.000 $0$16,000
8/26/2010 $0.000$32,000$0.4000$7.0080,000

Net Value Reagzed
Gain or (Loss)

A, 754,95

Net Value Realized
Gain or (Loss)

-1,748,43

Net Value Resgzed
Gain or (Loss)

-9,593,865

Net Value Reagzed
Gain or (Loss)

16 187 265

Net Value Reagzed
Gain or (Loss)

$60,540
$20,400
$8 400

$49,200
$18,00

$39,600
$9,000

$39,600
$9,000

$100,700
$15,200

$73,800
$25,200

$155,040
$167,040
$137,040
$13'/, 040

$70,630
$23,800
$9,800

$49,500
$18,000

$46,200
$10,500

$39,600
$9,00

$16
$94,000

$192,430
$176,940
$171,430
$146,940

$49,500
$13,50
$10,000

$51,300
$19,800

$33,000

$39,300
$9,000

$90,400
$16,000

$106,950
$128,340
$81,950
$98,340
$64,860
$16,8
$15,000

$53,500
$17,500
$10,00

$39,600
$9,000

$32,500
$7,500

$130,900
$51,000
$28, 900

$139,500
$116,250
$109,500
$91,250

$225,250
$133,800

$16,000
$32,000

Fees

51,784 00

37,824.56

Fees

43,384 50

Fees

44 035 50

Fees

93.00
93.00
93.00
930
93 00
93 00
93 00
93 00
93 00

294 5
294 50
279 00
279.00
186 00
186 0
186.00

108 50
108 50
108.50
93 00
93 00

108 50
108 50
93.00
93 00

310
310.00
310.00
310.00
217.00
186 00
217.00
186.00
77 50
77 50
77 50
93 00
93 00

77.50
93 00
93.00

248.00
248 00
155 00
186 00
155.00

93
93 00
93 00
77.50
77.50
77.50
930
93.00
77.5
77 50

263.50
263.50
263.50

155 00
186 00
155.00
527 00
186 00
62 00

124.00

SouthCarolinaMay-2006/Apdl-2007Review

_ ""_" =,._xedi,u=.sel _urc,.. ,=., _ -rNetV.,ue,....._
Pu_hlalKI Per _ _Month _ EXPDl::°n

_ 23,540,00C ..... 3,369,220 _ _85,730 -4,754,95 51,784.00
South Carolina May-200/IAprll-2008 Review

Re as of 12/31/2010 Close _
M._. T =__ T_,., _ .... ..v.,os.se,,-.

Purchased Per / Price I Price I ColtJP-r_(H_ds I Explnl_on I ---,_-.----"1 Reallzeo value ..... lees I
Month _ .... _ ......... Date rnce ua|n or ILOSS] - I

_ _ _ 2_ _ _ _ 37 824 56
_---U_l--C'arollnl Mey-2008/Aprll._9 Review

MMBtus ]Purchased Per /

Month J.

MMBtus
Purchased Par

Month

_ 2372000c

MMBtus

Purchased Per
Month

0Close T___,
Strike/Fixed I Purchase I Purchase I :",_;,: IExplr, sonl

P.- _ cos.P_eedej-;.;;- _.-,,zedv.lu.
J. _30] J -6,147,835,

South Carolina May-20OglApdl.2010 Review

1
Trade /

Strike/Fixed I Purchase I Purchase /
Expiration

Pdce _l Oete

South Carolina May-2010/January-2011 Review
as of 12/31/2010 Close

Strike/Fixed Purchase

Price Cost/Proceeds

$9.1( $60

Net Value Realized

Gain or (Loss)

-9,593,86_

- .. -- . T Net Value Rsellzed

Galn or (Lose)

Net Value Rsellzed

Gain or (Loss)

190

$9,15

$49

4/27/201C
4/27/201C

4/27/201C
4/27/2010
4/27/2010
4/27/2010
4/27/2010
4/27/2010

4/27/2010

$18

$49

$46

2OO
200
200
200

5/25/201C
5/25/201( 1
5/25/201C
5/25/201(3
5/25/2010
5/25/2010
5/25/2010
5/25/2010
5125/2010

$16

$33

$39

6/25/201C
6/25/201(}
6/25/2010
6/25/2010
7/27/2010
7/27/2010
7/27/2010
7/27/2010
7/27/2010

$130

60,000

7/27/201C
7/27/201(.';
7/27/2010

8/2612016

8/26/2010 $16
8/26/2010



South Carolina May-2010IJanuary-2011 Ret/tew
Re rt as or 12/31/2010 Close

Period Tool
Counter Original

party Trade Date

MMBtus
Purchased Per

Month

Stntte/Fixed
Inca

Purchase
Price

Purchase
Cost/Proceeds

Trade I
Expiration

Date

EXPlfanolt
R IM~ V i

Net Value Realized
Price Gala of (Loss)

Realized Value Fees

Ss -10 Call Sold
Se -10 Call

NYMEX

NYMEX
8/29I200

9/5/2008
120,00
110,000

$16.00 $0.2000
$12.80 $0.3400

$24,000
$37,400

8/26/201
8/26/201

$0
$0.00

$24
$37,400 170.50

Se -10 Call NYMEX 10/20/2008 180,00 $8.50 $0.9650 $173,70 8/26/201 $o oa $173,700 279
Se -10 Put NYM EX 10/20/2008 180,000 $5.60 $0.3000 8/26/2010 $0.00 279 0
Se -10 Call Sold
Se 10 FUTURES
Se -10 FUTURES
Ss -10 FUTURES
Oct-10 Call
Oct-10 Put
Oct-10 Call Sold
Oct-1 Call
Oct-10 Put
Oct-10 Call
Oct-10 Call Sold

NYMEX
NYMEX
NYMEX
NYMEX

NYMEX
NYMEX

NYMEX
NYMEX

NYMEX

1 0/20/2008
6/17/201
8/26/201 0
8/26/201 0
9/29/2008
9/29/2008
9/29/20
tan/2008
10/7/2008

NYMEX 10/20/2008
NYMEX 10/20/2008

180,00
80
40,00

180,000
170,000
170,000
170
180,000
180,000
260,000
260,000

$0
$0
$0.0

$3.818
$3.818g
$3.818g

$9 00 $1.040
$6 5 $0.3000

$15. $0 2300
$10.00 $0.7000
$6.00 $0 2000

$11 50 $0.5100
$15 00 $0 2000

$13.95 $0.2000 $36,000

$0
$176,80
$51,000
$39,100
$126,000
$36,000
$132,600
$52,000

8/26/2010 $0.000
8/26/201
8/26/2010 $0.00
8/26/201 $0.000
9/27/201 $0

$0.09/27/201
9/27/201
9/27/201 $0.000

$0 009/27/201
9/27/201 $0.000
g/27/2010 $0

$254,484
$127,242
$320,590

$0

$0
$0

$36,000 279.00
$254,484
$127,242
$320,590
$176,800

$51

248.00
124.00
558.00
263.50
263.50

$126,000

$132,600
$52,000

279.00
279.0
403 00
403 00

$39,100 263.50

Oct-10 FUTURES
Oct-10 FUTURES

Nov-10 Call
Nov-1 Call Sold
Nov-10 Call
Nov-10 Call
Nov-10 Call
Dec-10 Call
Dec-10 Call
Dec-10 Call
Dec-10 Call
Jan-11 Call
Jan-11 Call

NYMEX
NYMEX
NYMEX
NYMEX

NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX

NYMEX
NYMEX

9/27/2010
9/27/2010
11/3/2008
1 1/3/2008
11/4/2009
3/17/2010
3/31/2010
12/1/2009
3/10/2010
3/30/201 0
8/11/2010
1/28/201 0
2/24/2010

170,000
180,000
300 000
300,000
20 000

100,000
110,000
280 000
130 000
140,000
140,000
150,000
150,000

$00 $3.
$0 00 $3 8000

$12.25 $0.4800
$16 00 $0.1700
$8.85 $0 3300
$675 $0207
$6.40 $0 1850
$9.00 $0 3600
$7 15 $0.2200
$620 $0305
$5 50 $0.1800
$9.20 $0.2600
$7 65 $0 3650

$0
$144,000
$51,000

$6,600
$20,70
$20, 350

$100,800
$28,600
$42,70
$25,200
$39,000
$54,750

9/27/201 $0

1 0/26/201 $0 000
10I26/2010 E $0
10/26/2010 E $0 000

11/23/2010 $0.00
11/23/2010 E $0.000
11/23/2010 E $0 00
11/23/2010 E $0.000
12/27/2010 E $0 000
12/27/2010 E $0 000

9/27/2010 $0 00
10/26/201 $0 0000
10/26/2010 $0

$459,000
$396,000

$0

$0

$0

$459,000
$396,000
$144,000

$51,000
$6,600

$20,700
$20,350

$100,800
$28,600
$42,700
$25,200
$39,000
$54, 750

527 00
558 00
465 00
465.00

31 00
155
170 50
434 00
201 50
217.00
217.00
232 50
232 50

Jan-11 Call
Jan-11 Call
Jan-11 Call

SUMMARY

NYMEX

NYMEX
NYMEX

3/24/2010
7/1 4/201 0
8/20/201 0

160,0
150,000
150 000

10,980 000

$6.60 $0 3320
$6.60 $0 2000
$5 30 $0.2570

$53,12
$30,000
$38,550

$1,888,000

12/27/2010 E $0.00
12/27/2010 E $0 000
12/27/2010 E $0.00

$0
$0

$3,938,546

$53,120
$30,000
$38,550

248 00
232 50
232 50

$5,826,546 19,747 00

'ool

JRES

JRE8

MMBtus

Purchased Per

Month

South C=ro;;.a May-2010/January-2011 Review

Report as of 12/31/2010 _!o-'-"

Strike/Fixed

Price

$16.00

$12.80

$8.5(

$5.6(

$13.9_

$0.0C

$0.0(:

$0.0C

$9.0(:

$6.5C

$15.00

$6O0

$1500

$0.00

$0.00

$12,25

$8,8_

$6.7E

$6,4£

$9.0C

$6.2C

$5.5C

$9,20

$7.65

$6.60

$-E_.6o
$5.30

Purchase Trade I

Cost/Proceeds Expiration
Dm

8/26/2010

8/26/2010

I
Realized Value

(-2
r-rl

_i"' i_

' j


